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, $\{X(t), t\geq 0\}$ $t$ , $\{N(t), t\geq 0\}$ $t$
. , $t=0$
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$t>0$ $n$ ,
$Pr\{N(t)=n\}=\sum_{j=0}^{\infty}Pr\{N(t)=n|X(t)=j\}Pr\{X(t)=j\}$
$= \sum_{j=0}^{\infty}Pr\{N(t)=n|X(t)=j\}\frac{[H(t)]^{j}}{j!}e^{-H(t)}$ $(n\leq j)$ (1)
. , (1) ,
$Pr\{N(t)=n|X(t)=j\}=(\begin{array}{l}jn\end{array})\{p(t)\}^{n}\{1-p(t)\}^{j-n}$ , (2)
. (2) , $p(t)$ $x(<t)$ 1
$t$ ,
$p(t)= \int_{0}^{t}F(t-x)\frac{dH(x)}{H(t)}$ $(0<x<t)$ , (3)
. , $t$ (2) (3)




. , $t$ $N(t)$ , ,











, $N(\geq 1)$ , $i(i=1,2, \cdots N)$ $q(\geq 1)$
$z_{ij}(j=1,2, \cdots, q)$ $Z_{i}=(z_{1i}, z_{2i}, \cdots, z_{qi})$
. , $Z_{i}$ ,
$\lambda(t_{i}|Z_{i})=\lambda_{0}(t_{i})r(Z_{i})$ (6)
. (6) , $\lambda_{0}(t_{i})$ , $r(Z_{i})$
, $\beta=(\beta_{1}, \beta_{2}, \cdots, \beta_{q})$ ,
















. , $1_{\lrcorner}$ ,
$b$ , ,
$\lambda_{0}$ ( ) , ,
$H(t)=a(1-\exp[-bt])$ , (11)
$\lambda(t|Z_{t})=\lambda_{0}\exp[\beta Z_{t}](\equiv B)$ $(\lambda_{0}>0)$ , (12)
. (10) ,
$M(t)=a[1- \frac{1}{b-B}(b\exp[-Bt])-B\exp[-bt])]$ (13)
. , $a(>0)$ ,
$b(>0)$ . , $2_{\lrcorner}$ ,
$H(t)=a(1-\exp[-bt])$ , (14)
$\lambda(t|Z_{t})=b\exp[\beta Z_{t}]$ , (15)
, (10) ,
$M(t)=a[1- \frac{1}{1-S}(\exp[-btS]-\exp[-bt+S])]$ (16)
. , $S=\exp[\beta^{T}Z_{t}]$ .
4
, .
, 3 . , ,
$t$ $\iota$ ,




1: $\hat{M}(t)$ . ( 1)
, $M(t)$ NHPP . , , $t$
, $(t, t+x](t\geq 0, x\geq 0)$
. , $R(x|t)$ ,
$R(x|t) \equiv\sum_{k}Pr\{N(t+x)=k|N(t)=k\}Pr\{N(t)=k\}$
$=\exp[-\{M(t+x)-M(t)\}]$ (18)





, 14 [6] ,
( , $z_{1}$ )
(hr, $z_{2}$ ) . , 1 NHPP (13)
$a$ , $b,$ $\lambda_{0},$ $\beta_{1}$ , $\beta_{2}$ .
, : $\hat{a}=46.861,$ $\hat{b}=0.1190,$ $\lambda 0=16398,$ $\hat{\beta_{1}}=0.9227$ ,
$\hat{\beta_{2}}=-4.0350$ . 1 , .
1 , .
, . 2 ,
a
. 2 , $t=14$ ( )
$\hat{E}(14)$ 8.8612 ( 9 ) . , 3 4 , ,
$\hat{R}(x|14)$ $\Lambda I\hat{TB}F(t)$ .
14 , 3 ,
1 0.3699 . , 4 ,
MTBF $M\hat{TB}F_{C}(14)\approx 0.3684$ ( ) ( 619 ) .
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2: $\hat{E}(t)$ . ( 1)


















4: MTBFMTBF$(t)$ . ( 1)
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